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Dear Messrs. Terrent and Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for November, 2009.

If you have any questions concerning this report, please do not hesitate to call.
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South Carolina Electric & Gas Company
Risk Management Program Adjustments

For November 2009

Docket 2006-144-G Docket 2008-5-G Inception To

Order 2006-331 Order 2006-6792 Current Month Date

Broker Fees 579.00 20,327.25 376.32 21,282.57
Software - 133,897.64 - 133,807.64
Subscriptions - 103,500.00 - 103,500.00
Labor - 76,172,686 2,235.34 78,408.20
Carrying Cost - 307,621.64 27.30 307,648.94
Non Hedging Addition to Cost of Gas 579.00 643,666.32 2,638.96 644,737.35
Hedging Additions / (Subtractions) 2.337,480.00 41,502,357.00  1,068,093.80  44,908,930.80
Total 2,338,050.00 42146,023.32  1,071,732.76 45,553,668.15
Interest Rate 0.3211%
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JBESGLAST MONTH
Database: Zainet Merant Prod

SCE&G Movember 2009 Results

08DECOS 15:45
a/o 30NOVOS

Hark to Market

Trade Date PUT/CALL Contracts #onth strike 2rice Trade Prica Markel Prica Total Coskt Current Value

29APROS 0.80  QINQVO03 9.00 10.031 4.289 {80,728.00} 34,312.00 (46,416.00)
06MAYOE 0.80 OlHOVD® .00 10.437 4,289 {83,457.60) 34,312.00 (49,185.60)
133708 .90 1OV 09 9.90 10.799 4,289 (97,191.00) 38,9501.00 {58,590,0Q)
20MAYDE Q.80 CINGT09 0,00 10,813 4.289 {86,504.00) 34,312.00 {52,192.00)
2IMRYCS G.80  0IMOVA9 0,00 11,156 4.289 (89, 248.00) 34,312,00 (54,936.00)
G3aUH08 0.50° DINQVOS 0.00 11.21% 4.289 (100, 944,00) 38,601.00 {62,343.00)
10JUNGs Q.80 DINOVOS .00 11.36% 4,289 {98, 952.00} 34,312.00 {56,640,00)
17JUNO2 0,80 QINOVOS o.00 11,780 4,285 {94, 000,001 34,312.00 159,688.00)
2400N08 0.80  QINGVO9 0.00 12,070 4.289 1148, 630.,00] 38,601,00 {70, 029.00)
0lTéLOR Q.80 QLNCVQY .09 12.325 4,289 198, 595.290) 34,312.00 (64,287.20)
08JULOE ¢.8¢  QiNOVOS 0.00 11,824 4,289 {94, 588,80) 34,312.00 (60,276.80)
15JULa8 0,50  0INOVOS 0.00 11412 4.289 {102,708.00) 38, 603,00 (64,107.08)
223UL08 0.80 G1HOV03 0.00 10.312 4,289 {82, 552.00} 34,312.00 (48, 240.00)
2950L08 0.80 OINOY0D 0,00 3,834 4,288 (18,675.20} 34,312.00 {44,363.20}
44KOVO8 CALL 1,00 DIROVOS 10.10 0.820 0.000 18,200.00} 0.00 {8,200.00}
11NGvoR CRLL 1.00  01NOVOS 9,75 0,760 €.5300 {7,800.00} 0.00 {7,800.00)
1BRGVOS CALL 1,00 0INOVQY 8,83 0.735 ¢. 000 {7,350.00 0.00 {7,350.00)
25N0V08 CALL 1,00  QiNovoe 8.90 0.739 6400 {7,300.00) 0.00 (7,300,00}
02LCECOS CALL i.60  9INGvag £.90 0.730 0¢.090 {7,300.00) o.00 (7,300.00}
oonEC08 CALL 1.00  DIRQVO® 8,35 0,670 0,000 (6,700.00) 0.00 (6,700.00)
18DECHS CALL 1.00  0lKoves 8.40 0,680 6.000 (6, 800,00} 0.0 £6, 800,00}
23DECO8 CALL 1.00 01Noves 7.59 0.8650 0.000 {6, 500.00) 0.06 (6,500.00}
30DECOE CALL 1.00 J1HoVI9 &.45 0,680 0.000 (5, 600.00) 0.00 {5,600,00]
06JANOY CALL 1.00  01NOVO9 9.85 8.710 f.o0e (7, 106,00) . Q.00 {7,100.00)
13JANH09 CALL 1.40 OINOVEY 7.80 0.620 3.000 (6,200.00) b.00 {6,200,00]
20JANOS CALL 1.00 QINOVGY 7,40 0,550 a.000 13,500.00) 0.00 {5,500.00)
2732809 CALL 1.00  OLNOVO9 7.35 0.55¢ 9.000 [5,500,00) 9,00 (5,500.00)
03FEBDY CALL 1.60 OLKRQVOZ 6.90 4.55¢ 0,000 {5,5060.00) 4.¢0 {5,500,00)
1OFEEGY CALYL 1.00 GLROVOS 6,25 3,520 0.000 15,360.00} 0.00 (5,90C.0G}
17FEB09 CRLL 1.00 GLNOVOS 6.45 Q.5140 0.000 (5,3100.00} Q.09 (5,100,00}
24FEBDY CALL 2,00 01NOVO3 6.40 0,510 0.000 {10,260.,06) 0.00 (10,200,001
C3MAROD CALL 1.00  01KOVO9 6,50 0,520 ©,000 {5,200.00) 0.00 {5,200.00)
10MAROY CALL 1.99 0iNOVOS §.95 0.500 ¢.0a0 15,000,800} ¢.00 {3,000.00)
1TMARGS CALL 1.00  0IWOVO9 5.90 0,490 0.,090 {4,200.00) 0.00 14,500.00)
24MARGS CALL 1,00 DINOVOS 6,50 0,520 0.090 (3,200,900} ¢. Q0 (5,200.00}
3IMAROS CALL 1.00 QINGYDT S.680 0.480 0.000 {&,800,00) 0.90 {4,840.00)
Q7APROS CALIL 1,00 DLWOVOS 5.75 6.440 ¢.000 (4, 400.60) 0,00 14,400.00)
14APROD CALL 1,00  01NOVOD 5,70 6.470 0.000 (4,700.00} 0.00 (4,700.00)
Z1APROY CALL 1.00  O1NOVQ2 5,80 0,480 0,000 (4,900.00) 9.00 (4,800,880
ZBAPROS CALL 1.09 DLNOVCS S.44 0.450 0,000 (4,500.00} 0.00 {4,500.00)
OSHAYDE CALL 1.0  01NQVO3 5.358 9.480 g.000 (¢,800.00} 9.00 {4,800.00)
1ZMRY09 CALL 1.00 OlROVCS €,30 0,550 a,a0¢ (5, 500,00} 0.00 {5,500, 00)
19MAY0Y CATH, 1.9 Qlmoveg 5.88 0.520 d.000 [5,200.00} . 0,00 15,200,00)
26MAY09 CALL 1.00  018¥OVDS - 5,50 0.460 0.000 {4, 606.,00) a.00 (4,800.00)
C2TUNOY CALL 1.00  QLNOVOS £.00 0.520 0,000 {5,206.00) 0.00 {5,200.00)
[ER k] ALY 1.0¢  0lxOV0S 5,90 0.510 9,000 {5,100.0m 9.00 (5,100,090}
16JUN09 CALL 1,00  ©1ROVOY 5.20 0,550 0.060 {5,500.00) 0.co {5, 500,00}
2FFRNOI CALL 1.26  0IHQVOS 5,83 0.500 0.080 {5,000.00) 9.c0 (6,000.00}
30IUNGY CALL 1.00  DIROVQ9 5.50 4.500 0,000 {5,000,00) 0,00 (5,000,003
O7TIULOS CALL 2.90 0iHOVaY 5.10 q.540 0.000 {8,800.00) 0.00 (8,800,060}
14JUL0% CALL 1,904 0iXOVOY 5,05 a.440 0,000 {4,400.00) 0.00 (4,400.00}
21JUL09 CALL 1.600 DEROVQY 5.35 0.470 0,008 {4,700,00) 0.00 (4,700.00]
28JULOS CALL 1.09 0lKOVO9 5.80 0.480 0.000 14, 600.00) 0.00 (4,500.00}
04AUGDS CALL L.0a 0IROVOS 5,40 0,420 ¢.900 {4,900.00) 4,00 (4,900.00)
T1AUGDS CALL 1.00 D1ROVOS 5,05 2,480 B.ado {4,800.00} °.00 {4,6800.00}
18AUGHS CALL 1,00  DINOVO9 1.74 0,440 G.000 {4,400,00) 0.09 (4,400.00)
G1SEFBRS CALL 1,00  OIMOVOH 4.15 0.34990 6,000 {3,900.00} 0.80 (3,200.00)
1558009 CALL 1.0  OINOVOS 4,60 c,430 0.000 (4,300.00} 0.00 (4,300,00)
295EP09 CALL 1.00 O1NOVOS 4,70 0.480 0,080 (4,800,00} ¢.00 (4£,800.00)
080CT09 CALL 1.00  QLNOVOS 5.00 0.380 0,000 (3,800.00} 4.00 (3,800,001
L30CT09 CALL 1.06  0lEQVOa 4,55 6,285 0.000 (2, 850.00] 0.00 (2,650,00)
20GCT09 CALL 1.00  QLNOVOS 5.60 0,230 0,000 (2,300,00) 0.00 (2,300.00)
2TOCED3 CALE 1.00 01KOY09 4,55 0.065% 0.000 (550.00} 0.0¢ (350¢.00])
270CT9 1.00 01ROYVO9 g.00 4.150 4.289 141,500.00) 42,899.00 1,39¢,00

270CT09 1.00  O1KOVES 0.00 4,550 ¢.289 {45, 500.00) 42,890.00 {2,610.00)
27100709 1.00 01KOVod q.c0 4,550 4,289 {45, 500.00} 42,890.00 {2,610.00}
280CT0D (1.00] Q1KQVQ2 a.o00 4.365 4,28% 43,4850.00 (42, 8940.00) 760.0C

280CT09 {1.00} ©GINOVa3 0,00 4,356 4,289 43, 560.00 {42,890.00) 870,00

280CTa8 (1.00) 01NOVO9 0.00 4,285 4.289 42,650.00 {42,890.00) [249.00)
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PUT/CALL Contracks

Trade Date

DESEROS CALL
Z5AUGOY CALT:
225EP09 CALL

nRTRrREETTE=
1.00
1.00
1.64

£5,80

JBEEGLAST MONTH

SCEeG Novenber 2002 Results.

batabase: Zalnet_Merant_Prod,

DBDECO 15743
afoc 30ROVOS

Mark to Markeb

Month Strike Price Trade Price Market Price Total Cost Current Valoe

EErnmasm—— a
DIKOVOD 4.65 0.390 0.239 (3,900,001 2,390,00 (1,510.00}
01NOVDD, 4.55 0.430 9.000 [4,300.00} 0,00 {4,300.00}
GIROVOY 4.45 9.450 9.000 (4,560.00) 0.00 (4,500,00}
*B1NOVOY (1,563,007 .80) 499,914.00 (1,069,093.80

{1,369,907.801

49%,914.00

{1,089,093.80)




Page: 1

Yersion: 603, Build: %600DP

JBESGOPENPOSITIONS

Database: Zainet Merant_Pzod

SCELG Outstanding Positions

Strike Price Trade Price Market Price Total Cost

Cuzrrent Value

0ADECHYE 15146
a/o 30HOVCS

Mark ko Market

Trade Date PUT/CALL Coptracts Month
O3JUNDE 1.300  01DECO3 0.0000 11.5850 4.4360 {150, 605.00) 58,318.90 {92, 287,00
10J0%08 1,300  0IDECOS a.0060 11,7310 4,4360 {152,503,00) 58,318,400 {94,185.00)
17JU08 1.260 G1DECO9 09,0000 12,1100 4.4860 (145,320.00) 53,832,00 {91, 488,00
242408 1.300 01DECO% 0.0000 12,4150 4.4840 {161,395.00) 58,31§,00 {103, 077,00}
DLIVLeE 1,300 O1DECES 0.0000 12,6768 4.4860 (164,798.40) 58,318.00 {105,480.40}
08JULEE 1,200 01DECCY 0,0000 12,1960 4,4880 [146,352.00} 53, 832,00 {92,520.00)
153UL08 1,300 Q1DECO09 0.0000 i1.8070 4.4880 {152,491 .00} 58,318,060 (95, 173.00)
225UL08 1,300 Q1DECO9 0,0000 10,6800 4.4860 {138,840.00} 58,3218.00 (20, 522.00}
29395,08 1,200  0IDECOS 0,0000 10,1544 4,4860 (121,852.80) 53,832.00 {68, 420.80)
QZDECOE® CALL 2.Q00  OlDECOS 9.2500 0.77100 0.0000 {15,406.409) 8.00 {15, 400.00}
09DECOS CALL 1,000  O1DECO3 8,9590 4.7200 0.0000 {7,200.00) 2.90 (7,200,00)
16DECO8 CALL 2.000  01BECOY 8,7000 9,7200 0,060C {14, 400,00} 0.00 {14,490.00)
23nEc08 CALL 1.000  01DECQ9 8.3000 0.6900 0.0040 (6,300.00) 0.00 (8,900.00)
30DECOS CALY, 2,000 C1DECOS 8.7300 0.7000 0.0000 (14, 000.00} 0.00 {14,4000.0)
QEIANGG CALL 2.060  01DECOS %, G560 0,7500 0,0000 (15, 000,00) 0,00 {13, 900,00}
13Ja%09 CALY, 2.000  O01pECOS 8.3000 0.6700 9.0000 {13, 400.09) o.08 {13, 400.00]
200AN09 CEEY, 1.000  01DECOS 7.8909 00,6300 G.9000 . {5,300.00} o.co (6,300.00)
273RAK0S CALL 2.000 0IDECOI 7.8500 Q. 6400 a, 0000 {1z,800,00} C.00 (12,800,00)
G3FEBOY CALL 1.000  QIDECO9 7.3000 G. 6300 0.0060 (8,300, 40} 0.08 14, 300.50)
10FEBOY CRLL 2,000  01pECO9 7.2500 G,6508 0. 4000 {13,00C.00) 0.09 {13,000.00
17EEBOY CALL 2.000  OLDECOS 7.00600 0,5700 0.0000 {11,400,00) 0.00 {11,400.00)
24FERAS CALL 2,000  Q1DZCH9 §.8000 0.5800 £.0000 {11,600.00) 0.00 {11,600,00)
03MARIS CALL 1,000  ©1DZCO9 65,9300 0.5600 £.0000 {5,600.00) 6.00 {5, 600.00}
10MAROS CALL 2.000 01BECOS 6.5500 0.5500 04,0000 {11,000,00) 9.00 {11, 000.00)
1IMARGS CALL 1.000 01BEZCOe &.4500 0,5300 0.0000 {5,300,00} a.00 {5,300,00)
24MARDS GALT 2,060  CIDECOS £.9000 0.5900 0.G00¢ {11,800,00) 0.00 (1%,800.00)
31MRROY * CALL 2.000 G1DEC0S &,3000 0.5500 0.0300 {11, 000,00} 0,00 {11, 000.00)
07APROY * CADYL 2,000 01DECOS §.2000 q.5350 0.0000 {10,700.00) G.ao {1¢,700.00)
142PR09 CALL 1.000  Q1DECOS 6,3500 0.5400 g.0800 " (5,400.00) 0.00 {5, 400,00}
21APRO2 CRLL 2.000 0IDECOS 6.2000 0.53500 0.0000 (11,000.G0) 0.00 (11,004.001
Z8APROY CALL 1.900 O1DECOS 6.0000 G.5200 7, 4000 {5,200.00) ©,c0 {5,200,00)
05MAYOS CALL 2.000  HADECOI §.1500 0.5400 0.0000 (10,900.00) 0.06 {10, 800.00)
12myQ9 CALL 2.000 QIDECOS .5500 0.6100 0.0000 (12,20G.00] G.00 {12,200.00)
16MAY0S caLL 2.000 Q1DECO9 6. 4000 0,.5750 G, 0000 {11,500,00) . 0,00 {11,500,00)
28HAY0S CALL 1,000 QLDECO9 6,1500 0.5300 0,0000 15,300.006) 0.00 (5,300.00)
Q2IUNOS CRIT, 2.Q00 0Q1DECOS &,5300 0.5900 0.0000 {11, 800.00) 0.00 .(11,800.00)
AsqUNGS CALL i.000 01DECOY 6. 5500 0.5800 0,q000 {5,8040,00) 0,00 ’ (5, 800,00)
TEJUNQS CALL 2.000  01mECOY 6,7500 0.5900 90,0000 {11,800.00) 0.00 (11,800.00)
237Ri0S CALL 2,680 OI1DECOS £.0500 0.5500 0.0000 {14,560.00) 0.00 {14,540.00)
A0 s CALL 2.000 0IDECOS 6.0000 q.5700 0,0000 {11,400,60}) 0.00 (11,400.0M
SITULOS CALYL 1.0840  0iDECO% 5.7000 0.5300 &.0000 {5,300.00) .00 (5,300, 08)
14JUn0S CALL 2,000 QLPECO9 5.7000 0.5000 0.0000 (10, 000,00} 0.00 [LG, 000,00}
21JULOS CALL 1.000 $1PECOg 5.5%500 0.5300 8.0300 [5,300.09) 2.40 {$,300.00}
2550L03 CALL 1.009 Q1DECOY 5.6000 0.5400 0.0000 [5,400.00) .00 {5,400,00}
28JUL0S CALL 1,000  (QlpECO® 3.6000 0.5300 0.0000 {5,300, 00) 0.69 {5,300, 00y
04arc09 CRLL 2.000 03DECG2 6.1900 7.5600 Q.0080 {11,200,00) 0,09 {11,200.00)
11A0599 CALL 2.000 0ipECCS 5.750Q 0,5300 00,0000 {11,000,00) 0,00 (1:,000,00)
18AU309 CALL 3.000  OLDECOS 5.4300 ©.5200 2.0000 (5, 200,00} 6.00 {5, 200.00)
25A060% CALL 2,000 QIDECO9 5,3500 B.5100 0.0000 (1¢,200.00} 0.00 {19,200.00)
018EP0OS CALL 1,000 OIDECOY 5.4000 o, 4650 o.0e08 4, 650,00} 5.00 {4, 630.00)
985EPDY CALL 2,000  QloECO9 4,8000 0.4600 0.0009 12,200,00] 4.00 {9,200,00}
138EP09 CRLL 2,000  Q1DECO9 5,2500 0.5100 6. 0000 (10,200.00) 9.90 (10,200.00)
225EPQQ CALL 2.000  0IDECOY 5,1500 0,5200 ©,0000 {10,400, 00) 0,80 (10,400,080}
295EPGD CALL 1.000 01pECoS 35,5500 0.5800 34,0000 {5:8060.00) Q.00 {5, 600.00}
CEpCTHY CALL 2,600  DLDECO9 5,7500 0.5002 0.0000 (10,000.00} Q.00 {10,900.00}
13ectis CALL 1.680 0IDECOS 5,45800 0,4250 0.0000 14,250,00) 0.00 {4,250.00}
200CT09 CALL 2,600  DIRECOS 5,8500 0.4300 0,0000 {8,800,00} 0.00 18,600, 00}
2704708 CALL 2,000  QLlbECOS 5.2500 0.3200 ¢.0000 {6,400.00) ¢.00 {6, 400.00}
03nov709 CALL 2,000 C1DECOS 4,9000 “D.3900 0. 3000 (5,0090.00} 0,06 {6,000.06)
10HVO9 CALL 1.000  01pEcog 4.5000 o,200¢ 0,000C (2,000,00} g.oe (2,000,900}
1RGVE9 CALL 2,000 0iDECO9 £.6500 8.1600 4.0000 (3,200.00} T 0,00 13,200,900}
97.000 *Q1DEGGY (1,804,417,20) 211,404,000 {1,293,013,20)
01JULO8 1.100 OLJANLD 0. 0000 12,8981 £.9450 (141,872.10) %3,328.00 {88,551.19)
08JUL0g 1.100 OLJAM1O 0,0000 12.4193 {.9480 {136,%12,30}. 53,328.00 {83,284.30}
EsJuL0o8 1,100 O1JAN1O 9.0000 12,0370 4.8480 (132,407,400} 53,3208.00 (79,079,560}
22JULO8 1.000  Q1lJANI1Q 0.0000 16,9050 4.8480 (103, 050,00} 48,489.90 {60, 57000}
29IULGS 1,160 OLJANLO 0,9000 16,4144 4.8480 {114, 558,40} 53,328.00 (61,230,40}
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JBELGOPEHPOSITIONS
Databasa; Zainet_Merant Prod

SCE$G Outstanding Positions

08DECO9 13146
afo 303OV0%

Trade Date PUT/CRLL  Contracts Heonth Strike Price Trade Price Markat Prica Total Cost Current Valuas Mark to Harkaet
300308 TALL: 2,000 013AN1C 9.0000 00,7500 0,0010 {15,0C¢0,00) 20,00 ¢14,3280,00]
GETRNGY CALL 1.000 01JANIO .4000 0.7800 0.c001 {7,800.00) 1.00 (7,799,900}
133409 CALL 2.000 01LJANLO 8,7000 0. 7104 0.0610 £14,200.00) 20,00 {14,180.00)
AQIAN0S CALL. 1.000 01JAN1O 8,4000 ¢,6400 0, 0410 {%,400.09) 19.00 {6, 390,00}
2TIEROG CALL 2,000 D1JAN1O 2.3000 6. 8804 4.0010 (13,200.00} 20.00 (13, 180,00}
O3FEB09 CATL 1.000 MLJIANLD T7.8000 0.6300 3.0010 {6,300.00; 10.00 {8,290.00)
10FEBCD CALL 2.000 QlLJENIO 7.6000 0,6800 0,9018 (13, 690,00} 35,00 (13,564.00}
17FEB09 CALL 1.Q00 01JANID 7.3000 6.8100 0.0030 {e,100.00) 30.00 {6,070.00)
Z4FERAS CALL 2,000 OLJANLO T 3000 0.5700 0.003¢ 111, 406.00) 60.00 111, 34¢.00)
Q34AROD CBLL 1.c0¢ CclaaNto ?.2500 0,6000 ©,0030 {6,000.00) 30,00 (5,970.00)
1(NAROR CALL 2.000 01IAN10 ©.2000 4.3800 0.0050 {11,5600.00) 120.00 (11,480.00)
17HARD S CTRLL 1.000 Q1JANLC $.8000 0.555¢ C.c080 (5,550.00) #0.00 (5,470.00)
Z4MAROS CALL 2.000 01GAN1O 7.3000 0,6100 0,0030 112,200.00) 60,90 {12,140,00)
3IMARDD CALL 1.000 01JANLO 6.7500 0.5700 0.8080 {5, 700.00} 80.00 {5, 620,00}
QTRERCY CALL 2,000 OLJANLD 6.7000 G.5500 0.0090 {11,600.00) 1s0.00 {10,820,00)
14APROS CALT, 1.000 0TJANID 6.8000 4.5100 60,0110 (5,700.90) 110.00 {5,590.00)
Z1AFRGS CALL 2,000 0IJAN1D $.5500 0.5800 0.9x20 {11,4600.90} 240,00 {11,380.00}
28APR0S CALL 1,000 01JaN10 %.300Q 0.5500 70,0205 (5,500.00} 205.00 {5,225.¢0)
O54AYOS CALL 2.000 Q1IAMN1O0 £.4800 0.5700 a,0138 {11,400.00} 275,00 (11,124,900}
12MRY09 CALL 1.000 01IANLD §.9500 0.5400 0,0058 {6, 400.00}) 58,00 {€6,342.00)
19URYQS CALL 2,600 CLJANLE 6.80Q0 9.6000 ¢.0080 {12,060.00} 1€0.00 (11,840.00}
26MAYO0S CALL 1.000 CLIJANLIC 6.5500 0,5700 ©.0120 (3, 700.00} 125.00 (5,380,900}
02JUN0S CALL z.000 017ANIQ 7.G000 05200 0.0053 (12,400,000 106,00 [12,294.00)
09IUNGS CALL 1.000 01LJANIO 6.,2500 0.6100 0.0058 16,100.60) 58.00 (6,042.00}
16IUN0Y CALL 2,000 03 FANLY 7.1000 o,6200 0,0040 {12,490,00) 80,00 {12,320.00}
23JUHOD CALL 1,700 01JAN1Q £.4000 0.5800 0.0168 {10,9030,00) 285,608 {9,744 .40}
3009 CALL 2,000 QLJAN1O €.4500 0.5300 0.0152 {11,800.00) 304.00 {11, 495.00}‘
Q75UL0% CALL 1.000 91JAN10 4,1800 0,5400 2,0280 {5, 400,00} 280.00 {5,120.00}
14JUL09 CALL 2,000 Q1JAN10 &.1000 a.5300 0.0309 (10,800,00) 618,00 {2,382,00)
21JUL02 CALL l1.o000 01JANL1O &,3000 0.5600 0.0285 {5, 600,00) 205.00 (5,395.00)
280U0% CALY, 2,000 OLJAN1O 6.0500 0,5500 0.0340 111,200.00 250.00 (10,520.00)
04AUGOS CARLI: 1,000 Q1IENIQ 6,4500 4.5%00 o,0152 {5,900,00) 152,00 (5,748.00}
11auGos CALL 2,600 OLIANIO €.1500 0.5700 0.0280 {11,400.00) 560.00 {10,840.00)
18RUGDS CRLL 1.006 0lJAN1G 5.8900 2.5500 0.0465 {5,500.00) 456,90 (5,034.00)
25AUGeS CALD 2.0460 G1JANLG 5.7500 0,5400 0.,0629 {10,800.6Q) 1,258.00 {9,562.00})
Q1SEPO9 CALL 1.000 31JANLO 5.4000 0,5100 g.1210 {5,100.00} 1,210,000 {3,8%90.00)
D3SEPCY CALL Z.000 G1JRH10 5.2500 0.4900 0.1591 (9,800.00}) 3,182.00 {6,618,00)
1555R00 CALL 1,000 OLgmml0 5.70040 0.540¢ 0.0899 {5,400,90) 690,00 {4,716.00)
223EPQRY CRLE 2.900 01JRN1Y 5.8400 0.5500 0.0849 {11, 000.030} 1,880.00 {9.320.00)
29S5EPOY CALL 1.00Q 01JANLD 6.0100 0.5800 0. 0389 (5,800.00) 380,00 {5,420.,00)
G&OCTO? CALL 2.000 01JAM10 6.0500 ¢.6000 0.0340 (12,000.00} 68C.00 {11,320.00)
1300708 CALL 1.000 QlJRN1O 5.8000 0.5300 4.0570 {5,300.00) 576.¢0 {4,730.00)
200CT0Y CRLL 2.000 91JANLO £,1509 0.5500 09,0280 {11,000.00} 540,00 110, 440.00)
270CI09 CALL 1.000 01JANI0 %,6000 0.4£%00 9.0840 {4,600.00} £40.00 {3,750.00)
03NQvae CALL 2.000 01lJRN1Q 5.2000 0.4400 0.173¢ (8,%00,00; 3,480.00 (5,340.00)
LOKQWOS CALL 1,000  01JANLD 4,8500 0.3750 0,3050 {3,750.00} 3,050.00 {700.09)
1Ixov0s CALL 2.000 01JANLO 5.9000 0.3900 2.2410 (7,B800.00) 4,820.00 {2,980,00Q)
24Koves CALL 1.¢00 OLIRNMI1O 4.7500 0,3300 ¢.3580 (3,300,060} 3,580.00 260,00
78,100 *01JANLC {1,051,636.80} 293,452,460 {758,184.20}
23JUL08 0,900 ClE¥£B10 0.G000 10,3384 4.9420 (93,405,50) 44,478.00 {498,927.864Q)
03FEBOY CALL 1.000 01FEBLO 8.0500 0,620 0.0109 {6,200.00) 1‘00.00 {6,100.00])
10FEB)S CALL 1.000 DIFER1H 7.7000 0.8708 00,0143 (5,700.00% 162,00 {6,531.00)
17FEBO3 CALL 2.000 0XFEBLY 7.5000 0.8200 0.0200 (312,400,00) 400,00 {12,000.00)
24FERJQ CALL 1.000  OIFEB1O T.4Q00 0.4000 0.0230 16, 000,00} 230.60 15,770.00)
03MARD9 CALL 1.000 O01FER1O 7.4500 B.5350 9.9220 15, 850.00) 220.00 {5,830.00)
10MARQD CALTL 2.000 Q1FEBIO 7.1500 C,580C 49,0320 [11,€00,00} 640,00 {10,560,00)
1TMERQY CALL 1.000 Q1FESB10 4.8500 0.5500 0.0410 {5,500.00) 410.00 {5,090.00)
24MRAROS CALL 1,060 O1FEBLO0 7.5000 0.8000 9.9200 (%,000.00) 200.00 {5,8400.00)
I1MARCS CALL 2.000 01Fz310 7.0000 0.5100 a,0390 {11,4a0,00) 780.00 {10,620,00}
OTAPROS CALL: 1.000 OL1FEBLO 6.9000 0.5850 0.044¢0 {5,650.00) 440.90 {5,210,00)
14AZRDI TALL 1.000 O1EFEBLC §.8500 0.5600 0.047¢C (5,600.00) 470,00 {5,130.,00)
21APR08 CALL 2.000 01FEBLQ &,7000 0.3800 Q,0570 (13,800,090} 1,140,00 {10,480.00)
28AFRCH CALL 1.600 C1FEBLC §.5000 0.5800 0.0731 (5,600.00) 73L.08 (4,B889.00)
OSMAYO9 CALL 1.000 GIFERLEG 6.6500 2.5800 0.0606 {5,800.00) 806.00 {5,194 .00}
12MAYQY CALL 2,000 01FERLYD 7,1500 02,6400 00,0320 {12, 800.00) §40.00 {12,1460,.00}
19MAY09 CALL 1.000 01FEB10 4.5%000 0.5950 0.6440 (5,950,900} 440,00 {5,510,00)
26HAYDD CALL 1.090 01rzBlo 6.7500 0.5800 0.0530 530.¢0 {5;270.0m

{53, 600.Q00)
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G2JyN0S CALL 1.000 OLFEBLD 7.1500 Q.6300 B.0320 (6,300.00} 320.00 [5,580.00}
08JTN0E CALL 1.000 O1FEB1O 7.1000 0,6200 0.0321 (5,200.00} 321.90 {5,872.00}
FEJUNDS CARLL 1.400  O1FER10 ?.2500 0. 8300 0.0280 (&,300,00} 280.00 {5, 020.00)
235740 CALL 1.600 OQlFE8i0 65,5400 0.5909 0.0687 {2, 440.06} 1,099.20 (8,340.80)
JOFRI0Y CRLL 1.000  OlFEBID E.6000 0,59090 Q,0645 {%,900.90] 545,00 {5,255.00)
07UL08 CALL 1.000 OirEBLQ 63000 0.5400 0.0930 {5,400.00]) . ' 930,00 (4,470,00)
14J9L09 CALL 2.00¢ OLFERLOQ #.2500 £.5300 0,0988Q (10, €00.00) 1,980.60 {B,620,00)
2130L09 CALL 1.004 CLFERLO §.4500 . 5800 06,0827 (5, 690,00 827,60 {4,713.00)
28JUL09 CALL 1.000 OtEEBLO 8.2500 0.53500 0.09380, {5,500.00) 990,00 (4,510,00)
B4RYG0S CALL 2.000 GLFEELO £.6500 9.5200 ¢.0606 {11, 800.09) 1,212.00 (1G,588.00)
11RUGO3 CALL 1.000 01FEB10 £,3000 q, 5800 C¢,0330 (5, 800,00} 930.00 {4,870.00}
1880608 CALL 1.000 Qirz=B10 §.0800 0.5500 0.1194 (5,500.00} 1,194,080 (4,306.00)
25AUG0S LALL 2.000 QlFEBLQ 6,0000 0.5400 0.1347 (16,800.00) 2,694.00 {8, 106,60}
01SEPDG CAEL 1,000 OLFEBi0 5,6000 0,5100 9.2140 {5,300.00) 2,140.00 (2, 950.00)
GESEPQOS CALL i.000 DiFEBLE 5.5000 0.5000 Qq,2410 {5,000,00) 2,410,00 12,550,003
158EP09 CALL 2.080 O1FEBLD 5.8300 0.5300 00,1600 (10, 600.00) 3,200.00 {7,400.00)
225EP02 CALL 1.000 QlFEB10 53,8000 0.5500 a0, 1707 (5,500.00) 1,707,090 (3,793,900}
283E702 CALL 1.000 01FEB10 5.1900G 0.5300 0,1058 (5,900,003 1,058,040 (6,842,0G)
480CT0S CALL 2,000 CiFEBLD 6.3000 0.510¢ 0.0930 {12,200.00} 1,850.00 (10,340.00)
130CTA9 CALL 1.000  OiIFERIO 5.5000 0,35900 €.1510 {5,900,69) 1,510.00 (4,390,00}
2000709 CALL 1.00¢ OLFEBLOD 6.2500 8.6200 0.0990 {%,200,00) . 950,00 {5,210.00}
2700109 CALL 2.000  OLFEB1Q 5.6500 0.5500 0,2020 {11,900.00) 4,040.00 (5,960.00)
03INOYOS CALL 1.000  OIFE®10 5,2504 0.5300 60,3170 [5,300,00} 3, 170.0¢ (2,120.00)
1090v0e CALL 1.000 0lFES10 4.9500 0.4600 0.4350 14, 600.00} 4,350,00 {250.60)
17N0ve9 CALL 2,000 OQLFEBIO 5.0500 0.5000 9.3920 {10, 000.00) 7,840.00 (2,150.00)
24N0V09 CAEL 1.006  QLFERIG 4,8500 0, 4308 0,430 {4,309, 00} 4,830,060 530.00
56.500 *01lFEBL0 (410,595.60} 105,151 .20 [305,444.40)
034ARQD CALL 1.000 QIMARID 7.5000 0,8000 0,0580 (4, 0O, 00} 580,00 (5,420,00)
1CHAROD CALL 1.000  ©IMARIO 7.2500 0.5500 0.6720 (5, 500,00} 728,00 (4, 180.00%
ETMARO S CALL 1,000 CLMARLD .9500 0,5500 0.0959 {5, 500.00} 950,00 14,550.00]
Z4MARDD CALL 1.000 GiMARLD 7.5500 0.5900 0.0550 (5, 200.,00) 550,00 {5,350,00)
3IMARDS CRLL 1.000 O1MARID 7.0500 0.5700 0.0860 {5,700.00) 250.00 {4,840.00)
07APROG cALL 1.000 O1MARLE 7,0800 0.5500 0.0900 (5,500,00) 200,00 {4,600.00)
14RPR09 CALL 1.000 OIMARIO §.9500 0.5800 0.0950 {5, 500.00) §50,00 {4,650,00)
2ipPROZ CALL 1,000 JIMARID €,7500 Q.5700 9.1130 {5, 700.00) 1,130.00 14, 570.00)
2BRAPROY CALL 1.000 O0IMARIO 6,6000 0,550¢ 9.1307 {5, 508.00) 1,307.08° 14,133.00)
05MAYOS CALL 1.060 O1MARLO 6. 7300 ¢,5800 0.I141 {5,800.00} 1,141.00 14,659.00)
12MBY99 CALEL 1.060 0IMRRIQ 7.3000 0.6300 0.06%94 (6,200.00) §94.00 i{5,808.00)
1sMnY0R CALL 1.000 OIMARLC 7.0500 ¢.5850 0.0860 (5,85C.00) $50.00 (4,990,900}
2848Y09 CALL 1.000 OIMARLO 6.9006 0.5700 0.0999 (5,700.00) 950,00 (4,710,00}
02JUN09 CALL 1.000  QIMARLO 7.180¢ 06200 ¢.0780 16,200, 60) 60,90 {5, 440.00}
Q9JUNDS CALL 1.000  BLMARLO 7.2000 0.6100 0.0750 16, 120.00) 760,90 {5,340.00)
IEJUN02 CALL L.000 GIMARLO 7.3500 0,62490 0.0660 {6,200.00) 860,00 {5,540.00}
23JUNos CALL 2,300  O0fHARID 6.5800 9.5900 0.1307 (13,570,00) 3,005,10 (10, 563.50)
30JUNCY CRLL 1.000 OI¥AR1O 6.5500 2.5200 0.1249 5, 900.00} 1,249,00 {4,651.00)
OTTULCS CALYL 1,000  DIMARLO 6,4500 0.5400 0.1490 (5,400, 00} 1,4%0.09 {3,910,0m
" 140UL63 CALL 1.000 OIMRR1O §.3500 0.5300 0.1630 15, 300.00) 1,830,00 $3,4670,00)
2100503 CALL 1,000 QLIMARLQ §.,450Q 0,5600 8.1490 15, €00.00) . 1,4%0.00 {4,1310.00}
283UL0Y CALL 1.000 DIMAR1O 6,3000 €. 5400 8.1710 {5,400,00) 1.710.00 {3, 690,00}
04RUG09 CALL 1.800 OIMAR1O 65,7500 £.5800 0,1130 {5,800,00) 1,130.00 (4,570,006}
11aU609 GALL 1.00¢0  01MARID 4.4500 6.5700 0.1430 (5,700,00) 1,490.400 {4,210.00}
18AUGO2 CALL 1.009 01MARID §.2000 04.5500 0.1873 (5,500,040} 1,873.00 {3,627.00)
25RUGOS CALL 1.000 OIMAR:O 6.1500 0,5400 6,1959 {5, 490.69) 1,959,900 {3,441.00)
91S2P03 CALL 1.000 O1HARR1C 5.8500 0.4%00 08,2550 14, 996.00) 2,650,00 {2,350.,00)
835LP0R CARLL 1.000 pidARie 5. 8500 0.5600 0.3058 {5, 000.00) 3,058.00 {1,942.00)
15SEPOS CALL L.000  DIMARLO £.0000 0,5400 0.2230 {5, 400,00} 2,230.00 {3,170.00)
228EPOS CALL 1.800 DIMARIO 5.8500 0.5500 0,2343 {5,500,00) 2,343,00 13, 157,00)
Z9SEPOS CALL 1.0  ¢iMARIQ €.3300 0.5800 0,18637 {5,800.00} 1,637.00 {46,183,00
0EQCTOS CALL 1,000 GLMARLD 6.3500 4.5900 0.1%30 (5, 800.00} 1,630.00 {4,270.00)
130CT02 CALL 1.080  01#AR1Q 5,0000 0,.5900 0.2230 (5,900.00) 2,230,00 {3, 570,00}
200CT08 CALL 2.000 DIMARLQ §.3500 0.6200 0,1630 (12, 400.00) 3,260.00 19,140, 00}
270CT09 CALL 1,400 01MARIQ 5.7500 0.5350 0.27%0 15,350.00) 2,720.00 (2,580.Q0) -
93NOVE9 CALL 1.000 OIMARIO 5,4000 0,5260 0,3750 15,200,0D) 3,7%0.00 (1,410,00)
1050ve9 CALL 1.000  01MARLO 5.1009 0.4700 0.4880 {4,790.00) 4,680.00 180.00 -
1ROV CALT: 1.000 OIMARIQ 5,2000 0.5L00 0.44490 (5,100.00) 4,450.00 {610.,00)
24M0V09 CALL 1,000 OIMAR1O 4,5500 0.4900 0,5520 (4,90G,00) 5,530.00 §30.00
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21.300 #+01MAR1O {232, 670,00} 71,257.10 {161,412.20)
31MERCOS CALL 1,000 ©1ARR10 .7990 G.5400 0.1620 {5, 400,00} . I,620.00 43, 780,00}
OIAPROY CALE 1.000  O1APR1D 6,6500 0.5400 0.1880 {5, 400,00} 1,580.00 {3,720.00)
14APROI CRLL 1,040 01RFRI0 8.7500 0.5400 0,1550 {5, 400,00} 1,550,00 (3,850,00)
21APROS CALY 1.000  BIAPRLO 6,5500 0.5500 0.1830 {5,500,00} 1,830.00 {3,€70.00}
OSMAYD2 CALL 1.00¢  G1APRLO £.5300 0.5%00 0.1811 {5,600.00} 1,911.00 (3, 689,00}
12MrY09 CALL 1.000 B1APRLO £.7000 D.6100 Q,1520 {6,100,00) 1,8620,00 {4,480.00)
19mY 09 CALL 1.000  OtAPRLQ 6.7500 0.5800 0.1550 (5,800.00) 1,55¢.00 {4,250.00)
2eMAYO0D CALYL 1.000 OlAPR1O 6.7000 0.5450 0.1620 {5,450.00) 1,620.00 (3,830,900}
03JUNG3 CALL 1.000 OLAPR1O 5.9500 0.8000 6,1379 {6, C00,00) 1,379.00 (4, 621,00}
23IUK0S CALL 1.700 Ql1APR1O 6.3800 0.5800 0.2072 {2, 880.00} 3,522.40 {6,337.%0}
30JUNOS CALL 1.000  QIAPRIQ- 6.5000 ©¢.5709 0.180Q {5, 700.00) 1,900.00 {3, 800.00)
14JULGS CALL 1.000 01APR10 £.2000 0.5200 0.2420 (5,2006.00) 2,420,900 {2,7840.00)
21JUE0S CALT, 1.000 O1APR1D £.4500 0.5500 £.1380 {5,508.00) 1,580,940 (3,520,007
283ULDA CALL 1.900 01APRID 6,2000 0.5400 0.2420 {5,400.00) 2,420.00 (2,990.09)
04AUGD9 CALL 1.000 OIAPRICG 6.6500 £.5700 9.1480 {5, 700,00} 1,6%0.00 (4,020.00)
18AUGO2 CRLL 1.008  CGLAPRLO 6,1800 4.5400 0.2433 (5,400.00) 2,4833.00 (2,967.00)
25A0609 CALL 1.000 ¢1APR1O B.1500 0.5400 0.2520 (5,400.00) 2,320.00 {2,880.00)
Q013EP0OS CALL 1.000  QlaprlO 5.8500 0, 5680 0.3200 (5, 000.00) 3,200.00 (1,800,00}
08SEPOS CALL l.c00 OIAPRIO 5.7000 0.5000 0.3608 {5,000.00) 3,608.00 (1,392.00)
22SEFQ9 CALL 1.000 OLRPRID 6.0000 0,3390 0.2852 [5,500.00) 2,852.00 (2,648,00)
293SER0D CRLL 1.000 G1APRLD 6.3600 - 0.5800 06,2157 {5,800,00} 2,157.00 - (3,643.00})
080CT0Y CALL 1,000 JQ14FR1Q 6.4900 00,5800 ¢.2060 (5, 800,0m 2,0890.00 [3,740.00}
130C109 CALL 1.000 U1AFR1O 6,1500 0.5800 0.2520 ~ {5,800.00) 2,520.00 13,280,00}
270CTe3 GALL 1.000 Q1APRID 5.8500 #.5450 0.3200 (5,450,00) 3,200,900 (2,250.00)
Q3INOVES CALL 1,000 D1APR1C 5.5500 0.5000 0.4040 {5,000.00) 4,040.00 1960.00)
LoNOvOS CALL 1.000 O1APR1D 55,2500 0.4650 0.5070 {4,650.00) 5,070.00 420.00
I7MNOVO9 CALL 1.900 01APR1IO 5.3500 Q.5100 0.4704 {6,160.09) 4,700.00 {400.00}
27.700 *01APRID {151, 210.00 67,942.40 (84,867.60)
054RY 09 CALL 1.000 Q1MAY1Q €,6200 0.5800 Q.2238% {5, 800,40} 2,236.00 {3, 362.00)
1eMRY0S CALL L.00d DIMRY1O 6.2000 Q.5800 0.1780 {5,800.00) 1,780-00 {4,020.00}
02JUNCD CALL 1.000 O1MAYLO 7.0500 0, 6000 ¢.1600 {6, 000,00} 1,600.00 {4,409.00)
16m09 CALL L.009Q O1RAY1Q 7.1000° 0.5200 00,1530 {6, 200,00) 1,530,49¢ 14, 670.,00)
klesLindi}] CALE 1.004 Q1MAY10 $.8500 0.5700 0.2157 {5,700.00} 2,157.00 {3,543,.00)
TIUIAY CRLL 1.000 OIMAY10 6.4000 0.,5300 0.2580 158,300.00} 2,58¢.00 {2,720.09)
14109 CALL 1.000  QIMAYIO 6,3500 0,5300 09,2680 (5, 300,00} 2, 680,00 {2, 620,00}
280UL09 LALL 1,000 01HAY10 ¢.3390 0.5400 0.2680 (5,400.00) ‘2,680.00 (2, 720.00)
T1AUGO9 CREL 1.000 J1MAY10 6.4500 0.5700 0.2501 {2,700.00) 2,501.00 (3,192,090
253UG09 CALL. 1.900 0lMAYIO §,3000 D.5500 3.2741 (5,590.00) 2,791,040 {2, 708,00)
QHSEPQY CALL 1,000 CLMAYIC 5.8000 0.5006 0.3728 (5,000.90j) 3,726.00 {1,274.00)
155EB09 CRLL 1.000 01MRY1C E.3500 0.3300 0.2680 {5,300.00} 2,680.00 (2, 820,00)
2ZSEPQD CALL 1.000  CIMAYLC 6.1500 0.5500 0,3113 {5,500.90) 3,113.00 {2,387.00)
BEOCTOZ CALL 1,000 01MAY10 5,5000 2.5900 0.2400 {5,900.00} 2,4090.00 {3,500,06)
200CTOS CALL 1.000 01MAY10 0.6000 0.5950 0.2230 {5,950.00} 2,230,00 {3,720.,00)
03HOVeR CALL 1.600  O01MAY10 5.7¢00 0.5200 0.4280 (3,200.00} 4,280.00 {920.00}
1THOVOS © CALL 1,000  0imMaYio 5.5000 0.5200 ¢.4930 (5,200,900} 4,530.00 {270.00}
24NGV09 CALYL, 1,000  OIMAY1D 5.3500 0.49040 0. 5460 {4, 900.00) 5,4860.00 560.00
18.000 +Q1MARYLO {99,450,00) 51,3566,00 {48, 09¢.00)
02JURGS CALL 1.000 91JUNL) T.2200 9.%L00 0.1823 (6,100.¢0) 1,8232,00 (4,277,909}
16JUNOD CALL 1,000  0Olomlo 7.2500 2.6400 0.,1750 (5,400,000 L, 750,00 {4, 650.00)
300UN09 CALL 1,000 01JUN10 §,8000 0.5800 Q.2397 (5,800.00) 2,397.00 (3,403.900)
1430089 CALL 1,000 D1JUNLO @, 5500 3.5400 0.2830 (5,400.00} 2,830.00 {2,570,00)
2850108 CALE i.000 olowNie &, 6000 49,5450 0,2730 (5, 450.00) 2,739.00 {2,720.00)
11AUGOY CALL 1.000 D1JUNLC 8.6300 a.5700 0.2640 (5, 700,00} 2,4640.00 {3,060,00) -
UBSEPOY CALL 1.000 OLJUIREC £,1000 0.5100 0.3837 (5,100.00) . 3,837.00. {1,263.00}
228EEQ9 CALL 1.000 O1ayIe €.3000 0,3600 0,3359 {5, 600,00} 3,359.00 {2,241.00)
UEQETDS CALL 1.000 Clouwlo €.7000 Q.5900 0.2550 {5,9300,00} 2,550,00 {3, 350,00}
200CT09. CALT, 1,000 OLOUNLIO 6.7500 0.6100, 0.2470 (8, 100.00} 2,470.00 {3, €30.00)
C3NOVOD CALL 1.000  Q1JUNi0 5,9C00 0,5200 0.4350 (5,200.00} 4,360.90 {840.00)
1THOVES CALL 1.040 01JUR41L0 5.7600 Q.5300 ¢.4970 (5,300.00} 4,970,00 {330.09)
12,000 *0LJREL0 {68, 050.00) 35.716.00 (32,334.00)
ICJUNES CALL 1,000  QIJUL1O 7.0000 0.5%00 9.2700 15,200.00} 2,700.60 {3,200.0D)

H
i
i
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QTFILOR CALL 1.008 01JUL14d 5,7T000 0.5400 9.3229 {5, 600.00) 3,230.00 12,370,600}
14JULOS CALL 1.000 DlauLio 5.8000 4, 5500 0,3051 (5, 500,00} 3,051.00 (2,449,040}
280ULGY CALL 1,000  QIJULAO 6.8500 9.5600 ©.2850 {5,600.00) 2,950.00 (2,550.00)
11AUG09 CALL 1.000 01JUL10 5.9509 9.5800 ©.2871 {5,800.00) 2,871.00 (2,929.00}
25AUGH9 CALL 1,000 0iJuLi0 £.8000 0,5600 6.305% {5,600,00} 3,051,00 (2, 549,00}
0g5ER09 CALL I,00¢ 01JULLY) 6.4000 0.5200 0.3888 (5,200.00) 3,888,000 (i,312.00)
225EP09 CALL 1.000 0lJUL1 G 6.6500 2.5700 0.3343 (5,700.00) 3,343.00 {2, 397,00}
06CCTOS CALL 1.000 413UL10 6.95000 0,6000 0,2860 (5,008.00]) 2,860,000 (3,146,00)
200CT0R CALL -1.080 J1gULiQ 6.9000 0.6200 4.2860 {8,200.00) 2,860.00 (3, 340.60)
03NGV0S CALL 1.000 013UE14Q 6. 1590 0.5400 0.4500 ($,400.00) 4,500.00 (900.60)
1ovoe CALL 1.000 Q13UL10 5.9000 4. 5400 0,5230 (5,400.00) 5,23¢.00 (170,00}
12.000 +*01JUL1O {&7,800.00} 40,534.00 (27,3840.00)

- 04A0G09 CALL 1.00¢  01AUGiQ 7.5500 0.¢000 4.2529 (€, 000.00) 2,52%,00 {3,471.00}
11A0G09 CALL. 1.000 031AUGLO 7.2500 0.5900 9.2503 (5,900.,00) 2,983.00 {2,917.00)
18AUGOS CALL 1.G0C Q1AUG1 D 7.1500 0.5700 Q.3120 [5,700.00) 3,120,00 {2,580,00)
013EF09 CALL 1.000 J1AUGLY 6.7500 G.3509 0. 3880 {3,500.00) 3,880.00 (1,820.00)
15SEPQQ CALL, 1.409 01AUG1O 7.100¢0 0.3600 0.3210 (5, 800,00} 3,210.00 {2,390.00)
295209 . CRLL 1.000 01RYG1O 7,1500 0.6000 0.3120 {6,00Q.00) 3,120.00 {2,880.00)
130CT0Y CRLL 1,000 - 01AUGLO $.9500 0.5500 0.3480 {5,500.00) 3,480.00 (2,420.00)
270CT0S CALE 1.900 O1AUGLO 6.6500 9.5800 0.4100 15,800,003} 4,100.00 (1,700.00)
lenoveg CALL 1.000 Q1AUGLO &.1000 0,5100 0.5510 {5,100,90} 5,510, 00 410,90
24K0V0% CALT: 1.000  CIAUGID $.0000 0.5130 0.5810 (5,150.00) 5,810.00 660,00
10.00C +01RAUG1Q {56,630.00 37,742.00 {18,908.00}

J1SEPOS CAEL 1.000  01SEPLD T.180¢ 0.5500 0.3680 {5,500.00}) 3,680.00 1,820,00)
15SERQS CALL 1.000 J15EP1Q T.4500 0.5800 0.3169 (4$,800.00) 3,160.00 (2,640.00)
293EPGY CALL 1.000 U1SEP180 F.3800 0.6200 0.3272 (6,200,00) 3,272.0Q {#,228.00)
130CT0% CALL 1.000 OLSEPLQ 7.2000 0.5000 0.35%0 {6,000.06) 3,590.00 {2,419.00)
270C708 CALL 1.000  01SEPLQ £,5500 0.5800 G. 4080 {5,800.08) 4,080.00 {1,720.00}
1080V09 CALL 1,000 Q1sEPi0 €.3500 0.5300 0,5510 {5,300,00) 5,510,00 210,008
24Novee CALL 1.000 CiSEPLO §.3000 0.5250 0.55350 {3,250.00) 5,650.00 400.00
7,000 *Qlsgple {3%2,850.00) 28,942,00 {1, 208,00)

29SEPOI CALL L.G0G  OIOCTLIO 7.9400 0.5204 0.3687 {6,200.00) 3,687.00 {2,513.00)
130CTOD CALL 1.008 Q1oCT10 T.6600 0.8250 00,4210 {6,250.00) 4,210,006 {2,040.09}
200CTO9 CALL 1006 0leGTLO 7.8500 0.6600 0.3810 {6,€00.00) 3,810.00 {2,7190.00)
ZI0CT0S CRLL 1.000 olocTip 7.4000 0.6109 0.4£380 16,100,900} 4,580.00 {1,520.00}
10N0VQD CALL 1.000 010CT10 5.8000- Q.5490 0,5%10 - {5,400.00C} 3,910,00 $19.40
248OV0S CRLL 1.000 A1GeT1D §.7500 J.5400 G.4030 (5,400.00} 8,030.00 630,90
6.000 *0lcCTLO {35, 930,00} 28,227,00 (7,723,00}

03R0VH9 CALL 1,000 QLINOVLOQ 7.4000 0.615¢C 0.5420 {6,150.00) 5,420,00 [730.¢0)
17HoY09 CRLL 1,000 0IROVLG 7.2000 0.6000 t.531¢ {8,000.00) 5,%10.00 {gc,00)
24NQV09 CALL 1.0G0 Q1ROV10 7.1000 ¢.5800 0.6170 {5,200.00) &,170,00 370,00
3,000 *OLKOV1O {17,550,00) 17,500.09 {450.00}

368,600 {4,037,029.60 1,288,324.30 {2,748,705.30)




